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Abstract

We compare stability regions for different power flow models in the process of charging
electric vehicles (EVs) by considering their random arrivals, their stochastic demand
for energy at charging stations, and the characteristics of the electricity distribution
network. We assume the distribution network is a line with charging stations located on
it. We consider the Distflow and the Linearized Distflow models, and we assume that
EVs have an exponential charging requirement, that voltage drops on the distribution
network stay under control, and that the number of charging stations N goes to infinity.
We investigate the stability of utility-optimizing power allocations in large distribution
networks for both power flow models by controlling the arrival rate of EVs to charging
stations. For both power flow models, we show that, to obtain stability, the maximum
feasible arrival rate, i.e., stability region of vehicles, is decaying as 1/N?, and the
difference between those arrival rates is up to constants, which we compare explicitly.
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Queueing Systems

1 Introduction

The popularity of electric vehicles (EVs) has been growing due to their increased
range, lower cost of batteries, and governmental subsidies. However, EVs need to
be charged and the current infrastructure cannot support their increasing demand for
energy. This can therefore cause capacity problems in electricity networks in the (very
near) future [14]. Modifying the existing infrastructure is costly and constrained by
the limits of the electricity network. Therefore, we need to explore the impact of the
increasing charging demand on the quality of service to EV drivers, subject to network
constraints. More specifically, in this paper, we characterize the set of feasible arrival
rates of EVs to charging stations, guaranteeing the quality of service and satisfying
network constraints.

It has been shown that for the penetration of EVs to 20-40% of the households,
existing electricity networks should be able to deal with an increasing demand for
energy from EVs if the majority is restricted to low charging rates at off-peak times
[1]. However, controlling the rate at which EVs charge can lead to better utilization
of existing networks. For example, in [25], an optimal charging rate for each EV is
determined. The goal is to maximize the total power that can be delivered to the vehicles
while operating within network limits. In [13], individual preferences regarding their
charging rates are also taken into account. Those users who want a higher rate can
receive it, but must pay a higher price.

Irrespective of the allocation of charging capacity to EVs, it is important to respect
network limits. In an electricity network, an important constraint is the requirement of
keeping voltage losses, or in other words, the voltage drop, on a cable in the network
under control. This voltage drop comes from the transportation of electricity due to
physical properties of cables in the network. Keeping the voltage losses under control
ensures that every customer receives safe and reliable energy at a voltage that is within
some standard range, which varies from one country to another [16]. For example,
according to the Dutch law, the voltage loss in distribution networks is not allowed to
be more than 4.5% [30].

Motivated by this, we consider EVs charging in a neighborhood such that voltage
drops on the distribution network stay under control. EVs arrive randomly (at charging
stations) to get charged and have different stochastic demands for energy. Moreover, the
charging rates allocated to EVs depend on the number of cars charging simultaneously
in the neighborhood. We model this process as a queue, with EVs representing jobs,
charging stations classified as servers, and the service being delivered as the power
supplied to EVs, constrained by the physical limitations of the distribution network.
These physical limitations are modeled by different power flow models.

The goal of this paper was to compare different power flow models while guarantee-
ing stability of the queuing model under distribution network constraints. Whenever
we write stability, we mean stability of the queuing model, unless stated otherwise. In
our setting, we assume that cars arrive at the same rate at each charging station and
we want to find the maximum feasible arrival rate in terms of the number of charging
stations N such that voltage drops are within constraints. This is very challenging due
to the uncertainty of the stochastic electricity demand of cars. Another difficult aspect
is the modeling of the power flow dynamics in the distribution network. In this paper,
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we approximate the power flow dynamics in the distribution network by the commonly
used Distflow and the Linearized Distflow models, because they are good approxima-
tions and of their appealing mathematical properties. Moreover, studying these power
flow models provides insight into what happens by linearizing physical models. The
main stability results (Theorems 3.1, 3.2) characterize the maximal feasible arrival
rates under distribution network constraints for different power flow models. More
specifically, they show, on the one hand, that for large distribution networks (to obtain
stability) the maximal feasible arrival rates under both power flow models decay at
the same rate, and on the other hand that the difference between these arrival rates is
up to constants, which we compare explicitly.

1.1 Distribution networks

An electric grid is a connected network that transfers electricity from producers to
consumers. It consists of generating stations that produce electric power, high voltage
transmission lines that carry power from distant sources to demand centers, and dis-
tribution lines that connect individual customers, e.g., houses, charging stations, etc.
We focus on a network that connects a generator to individual customers with only
distribution lines. Such a network is called a distribution network. Such a network
is not necessarily limited to EV drivers that want to charge their cars. All individual
consumers of energy with the same characteristics as EVs, such as arrival and demand
patters, fit this framework.

In the rest of the paper, we assume that the distribution network, consisting of one
generator, several charging stations, and distribution lines, has a line topology. The
generator that produces electricity is called the root node. Charging stations consume
power and are called the load nodes. Thus, we represent the distribution network by a
graph (here, a line) with aroot node, load nodes, and edges representing the distribution
lines.

1.2 Power flow models

In order to model the power flow in the network, we use approximations of the alternat-
ing current (AC) power flow equations [24]. These power flow equations characterize
the steady-state relationship between power injections at each node, the voltage mag-
nitudes, and phase angles that are necessary to transmit power from generators to
load nodes. First, we study a load flow model known as the branch flow model or the
Distflow model [4], and second, a linearized version of the Distflow model called the
Linearized Distflow model. Both power flow models focus on quantities such as com-
plex current and power flowing on the distribution lines. Due to the specific choice for
the distribution network as a line, both power flow models have a recursive structure,
which we can exploit.

The accuracy and effectiveness of the Linearized Distflow model has been numer-
ically justified in the literature [4]. Its use is justified by the fact that the nonlinear
terms in the equations of the Distflow model represent the losses that appear if electric
power is transferred over the lines. These losses should be, in practice, much smaller
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than the active and reactive power terms that show up in the equations. In this paper,
we show analytically that the impact of neglecting these losses, in terms of stability,
is insignificant if the network is large.

1.3 Stability conditions for EV charging

Customers can charge their EVs at charging stations. In practice, EVs are served
simultaneously, because they require concurrent usage of all upstream distribution
lines between the location of an EV and the generator of the distribution network. This
feature of sharing service capacity under concurrent users can be captured adequately
in queuing theory by a resource-sharing network and specifically a bandwidth-sharing
network. Bandwidth-sharing networks have been successfully applied in many areas,
for example, in computer systems and communication networks [21, 22, 34].

There is vast literature on stability conditions in bandwidth-sharing networks. The
question of stability was first posed under Markovian assumptions in [10, 32], and
cover the stability of such networks for weighted proportionally fair policies. In [5],
the latter results are generalized to a more general family of policies called weighted
a-fair policies [6]. Stability results for more general arrival and service distributions
have also been derived [8, 12, 23]. In particular, [20] has shown the stability of the
proportionally fair policy under phase-type service distributions. In a continuous-time
Markovian setting, [26, 27] present stability conditions for a more general class of
utility-maximizing allocations, which include weighted «-fair allocations. For a more
detailed overview, see [33] or a recent survey paper by Williams [34].

The literature on stability results for EV charging is limited to numerical exper-
iments. An early paper on stability analysis in EV charging is Huang et al. [15].
The authors present a new quasi-Monte Carlo stability analysis method to assess the
dynamic effects of plug-in electric vehicles in power systems. They conclude that
improvements for stability control are worth further study since the number of EVs is
growing.

Simulation studies are conducted to obtain stability conditions in Carvalho et al.
[7]. Here, the authors find that there is a threshold value A, on the arrival rates, such
that if the actual arrival rate A is greater than this threshold, i.e., A > X., some vehicles
have to wait for increasingly long times to fully charge. Similar findings are obtained
in[9, 11, 29, 35]. Up to a certain point, the distribution network is able to serve all EVs
properly, but if the number of EVs in the system is too high, it cannot be guaranteed,
e.g., that voltage drops stay under control, that distribution transformers, distribution
lines, and cables are not overloaded, that power losses are not too big, or that peak
demands are not too high.

The present paper builds upon Aveklouris et al. [2]. In this study, the authors con-
sider a distribution network used to charge EVs such that voltage drops stay under
control, taking into account randomness of future arriving EVs and power demands.
The work focuses on a fluid approximation for the number of uncharged EVs, while we
focus on explicit conditions to ensure stability of the queuing model under both power
flow models. We present maximal arrival rates to obtain stability for both power flow
models. We use differential and integral calculus to compute these maximal feasible
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arrival rates under the Distflow model and to study the difference between maximal
feasible arrival rates obtained under the Linearized Distflow and the Distflow models.
The main conclusion that we draw is that these rates are the same as the size of the dis-
tribution network increases, up to constants. The existence of conditions guaranteeing
stability has been shown in [26, 27], where the authors establish stability for networks
of interacting queues governed by utility-maximizing service rate allocations using
direct applications of Lyapunov—Foster-type criteria.

The structure of the paper is as follows. In Sect. 2, we provide a detailed model
description. In particular, we introduce the queuing model, the distribution network
model, and the power flow models. In Sect. 3, we find stability regions for both power
flow models. The stability results are presented in Sects. 3.1 and 3.2. The comparison
between the stability regions of both power flow models is made in Sect. 3.3. The
aforementioned stability results under the Linearized Distflow and the Distflow models
are proven in Sects. 4 and 5, respectively. From an engineering point of view, the
computation of the stability region for the Distflow model, as in Sect. 3.2, can also be
done numerically, via an iterative approach. Therefore, we show how to use Newton’s
method to compute the maximal feasible arrival rate under the Distflow model in
Sect. 6. In Sect. 7, we state most important outcomes of this paper. The appendix
focuses on proofs and a theorem that are used in Sects. 2.3.1, 4, and 5. A more
detailed description is found in Appendix.

In the remainder of this section, we list the notation we use throughout the paper.
An overview of notations is also given in Appendix F.

1.4 Notation
All vectors and matrices are denoted by bold letters. Vector inequalities hold
coordinate-wise; namely, x > y implies that x; > y; for all i. The imaginary unit is
denoted by i, and the absolute value of a complex number z = x+iyis |z| = /x2 + y2.
Also, the complex conjugate x — iy of z is denoted by z.

The following operations are defined on x, y € R:

x| :=max{m € Z : m < x},

[x]:=min{n € Z : n > x}.

Denote the space of functions f : [0, T] — R that are right continuous with left
limits, i.e., cadlag functions, by

D[O0, T].
Furthermore, we define the space D> [0, 7] as

D-1[0.T]:={f € D0, T]: inf f(1) =1},

For a function f(-) defined on (a subset of) R, f/(¢) denotes its derivative at ¢ and
f"(¢) its second derivative at ¢, when these exist.
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2 Model description

This section describes the three main components of the EV-charging model. In
Sect. 2.1, we describe the characteristics of the queuing model, i.e., the evolution
of the number of cars charging at each charging station. In Sect. 2.2, we specify
the distribution network model, and in Sect. 2.3, we introduce the Distflow and the
Linearized Distflow power flow models.

2.1 Queuing model of EV charging

We use a queuing model to study the process of charging EVs in a distribution network.
Recall that in this setting, EVs referred to as jobs require service. This service is
delivered by charging stations, referred to as servers, and the service being delivered
is the power supplied to EVs. Since we are interested in the maximal feasible arrival
rate, we assume that we can simultaneously charge an infinite number of EVs so
that we are not limited by space, i.e., a finite number of charging stations or limited
numbers of parking lots. At the same time, this is not out of the physical realm if we
consider, for example, wireless charging.

Thus, in the queuing system, we consider N single-server queues, each having its
own arrival stream of jobs. Denote by X(#) = (X1(¢), ..., Xn(¢)) the vector giving
the number of jobs at each queue at time . We make the following assumption on the
arrival rates and service requirements of all EVs.

Assumption 2.1 At all charging stations, all EVs arrive independently according to
Poisson’s processes with the same rate A and have independent service requirements
which are Exp(1) random variables.

We make this assumption, since our goal is to compare different power flow models.
Therefore, we exclude other sources of variability from our model, such as different
arrival and demand patterns.

At each queue, all jobs are served simultaneously and start service immediately
(there is no queuing). Furthermore, each job receives an equal fraction of the service
capacity allocated to a queue. Denote by p(¢r) = (p1(¢), ..., pn(t)) the vector of
service capacities allocated to each queue at time 7. This represents the active power
that is allocated to each node and is dependent on the number of EVs that are charging
at each charging station. This means that at each queue j, it takes 1/p;(¢) time units to
serve one job. However, service capacities are state-dependent and subject to changes,
and the dynamics are more complicated. See below for details.

We can then represent the number of electric vehicles charging at every station as
an N-dimensional continuous-time Markov process. The evolution of the queue at
node j is given by

X;() — X;(t)+1atrate A
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and
Xj(t)— X;()— 1atrate p;(1).

From now on, for simplicity, we drop the dependence on time ¢ from the notation. For
example, we write X ; and p; instead of X ;(¢) and p;(¢). We assume that the rates
P may be allocated according to the current vector X = (X1, ..., X) of number of
jobs.

As discussed in introduction, we use the existence of stability conditions for a
general class of utility-maximizing allocations, which include the popular and well-
known «-fair algorithms [6]. Therefore, we discuss the use of an «-fair algorithm to
allocate the charging capacity to EVs in more detail.

In state X, an o-fair algorithm allocates p;/X; to each EV at charging station j,
with p = (p1, ..., py) the solution of the utility optimization problem

N .
~ (@ ( Pj
p € arg max E XU’ (X_,>’ 2.1)
=1 -

subject to physical constraints on the vector p of allocated power and where

U ) = {iol%zl/(l «) EZ ;(1(; o1y, =Y
; , )
A fair allocation is one that does not penalize some users arbitrarily. In our setting,
that could be an allocation where the charging rate allocated to an EV does not depend
on the specific charging station it is connected to.

The parameter & measures the degree of fairness of the allocation. Popular choices
are « — 0, where the total allocated power tends to be maximized, but the allocation
is very unfair. The choice @ = 1, where we end up with proportional fairness, that
tends to maximize the utility of the total power allocation or o = 2, that corresponds
to the minimum potential delay allocation, where the total charging time tends to be
minimized. Last, we have the limiting case « — 00, where the minimum of the power
allocated to any charging station tends to be maximized, namely max—min fairness
[21].

2.2 Distribution network model

The distribution network is modeled as a directed graph G = (Z, £), where we denote
by Z = {0, ..., N} the set of nodes and by & its set of directed edges, assuming that
node 0 is the root node. We assume that G has a line topology. Each edge €;_1 ; € £
represents a line connecting nodes j — 1 and j, where node j is further away from the
root node than node j — 1. Each edge €;_1 ; € £ is characterized by the impedance
z = r + ix, where r, x > 0 denote the resistance and reactance along the lines,
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Vo f/l v Vi
(Sij, Lij, )

N

—

Root node

—_—
—_—
—_—

Fig.1 Line network with N charging stations and arriving vehicles at rate A

respectively. We make the following assumption. This is a natural assumption given
that » >> x in distribution networks [17, 28].

Assumption 2.2 All edges have the same resistance value » > 0 and reactance value
x=0.

Furthermore, lets; = p; +ig; be the complex power consumption at node j. Here,
p; and g; denote the active and reactive power consumption at node j, respectively
(cf. (2.1)). By convention, a positive active (reactive) power term corresponds to con-
suming active (reactive) power. Since EVs can only consume active power [7], it is
natural to make the following assumption.

Assumption 2.3 The active power p; is non-negative and the reactive power g is zero
at all charging stations j € 7.

Let \7j denote the voltage at node j. Given Assumptions 2.2 and 2.3, observe [e.g.,
from Equations (2.6)—(2.9)] that the voltages at each node j, \7]-, can be chosen to have
zero imaginary components [2, 7]. For each €;_1; € &, let I;_; ; be the complex
current and S‘j_l,j = ﬁ/_l,j + in—l,j be the complex power flowing from node
j — 1 to j. Here, f’j,L j and 0 j—1,j denote the active and reactive power flowing
from node j — 1 to j. The model is illustrated in Fig. 1.

Voltage drop constraint The distribution network constraints, that is in our case
only the voltage drop constraint, are described by a set C. The set C is contained in an
N-dimensional vector space and represents feasible power allocations. In our setting,
a power allocation is feasible if the maximal voltage drop; i.e., the relative difference
between the base voltage Vo and the minimal voltage in all buses between the root
node and any other node is bounded by some value A € (0, %]. Thus, the distribution
network constraints can be described as

Vo — minj<j<y V;

C:=1{p: 7
0

1
=A 0<As=oy. 2.2

In Sect. 2.3.1, we show there is a technical reason why we use the explicit interval
(0, %] for A. However, this is not out of the physical realm, since in practice, we want
the maximal voltage drop to be no more than a small percentage of the base voltage,
e.g., A = 0.050r A = 0.1. In Sect. 2.3, we give more concrete definitions of the
constraint set C.
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2.3 Power flow models

We introduce two commonly used models to represent the power flow that are valid
for radial systems, i.e., systems where all charging stations have only one (and the
same) source of supply. They are called the Distflow and Linearized Distflow model
[4]. Both models are valid when the underlying network topology is a tree, which is
indeed the case in this paper (as we consider a line topology). Moreover, we show
that for a line topology, the power flow model equations can be rewritten recursively
for the voltages. For an overview of other representations of power flow, we refer the
reader to Molzahn and Hiskens [24, Chapter 2].

Given the impedance r, the voltage at the root node Vj, and the power consumptions
pj.j=1,..., N,bothpower flow models satisfy three relations. First, we have power
balance at each node: For all j € 7\{0},

2 - ~
Sj_l,j—r|1j_1,j| =5+ S8 j+1- 2.3)

Here, on the one hand, the quantity r|/;_1 ; | represents line loss so that Sj_l,j -
rili_y; |? is the receiving-end complex power at node j from node j — 1. On the other
hand, the delivering-end complex power is the sum of the consumed power at node j
and the complex power flowing from node j to node j 4 1. Second, by Ohm’s law,
we have for each edgee; | ; € £,

‘7/'_1 —Vi=rlj_1; 2.4)

and third, due to the definition of complex power, we have for each edge €;_1,; € £,

Sic1j=Vialj-1j. (2.5)

Decomposing Eq. (2.3) in real and imaginary parts leads to Eqs. (2.6) and (2.7).
Isolating the voltage \7]- from (2.4) and taking the squared magnitude on both sides,
lead to (2.8). Similarly, taking the squared magnitude on both sides of (2.5) leads to
(2.9). Thus, we have that an equivalent formulation of (2.3)—(2.5) is given by:

~ ~ 2 ~ .
pj=Pi_1;—r|li—1j|" = Pjj+1. jell, ..., N}, (2.6)
0=0j-1,;— Qjj+1, jefl,..., N}, 2.7)
~ ~ ~ 2
ij = Vj2—1 —2rPiy i+ 1r 1= 5] €j-1,j €&, (2.8)
_ 2
SALEN
|Ij—1,j} == €j—1,j €€, 2.9
v

with the understanding that when j is aleaf node P; j+1 = O and Q; j+1 = 0in (2.6)
and (2.7), respectively. Equations (2.6)—(2.9) are the Distflow model equations. Given
Assumptions 2.2 and 2.3, these equations yield a first-order recurrence relation in two
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real variables: the active power flow between two subsequent buses and the square of
the voltages at each node.

In what follows, in the case of the Distflow model, we rewrite Equations (2.6)—
(2.9) to obtain a second-order recurrence relation in a single variable: the voltage
at each node. In the case of the Linearized Distflow model, we make an additional
assumption to simplify Equations (2.6)—(2.9) first and then find recursive equations
for the voltages.

Using these recursive expressions for the voltages under both power flow models,
we determine whether a given power allocation p is feasible or not under both power
flow models (given properties of the distribution network, such as the impedance r and
base voltage Vp). In other words, in Sects. 2.3.1 and 2.3.2, we specify the constraint
set C in (2.2) for both power flow models.

Furthermore, to avoid a notational issue, we denote the expressions for the differ-
ent models using the superscripts D (Distflow model equations) and L (Linearized
Distflow equations). If there is no superscript specified, the expressions hold for both
models.

2.3.1 Distflow

The first power flow model we discuss is called the Distflow model. This model was
first proposed in [3] and [4] and derived under the assumption that the underlying
network topology is a tree. Further simplifying the network topology into a line and
assuming thatload nodes consume active power only, direct manipulation and rewriting
of Eq. (2.8) with the help of Egs. (2.6), (2.7), and (2.9) yield a second-order recursive
relation between the voltages,

5D 5D
W4=VN+VD, (2.10)
N
VD —opb_yb PRIy N-—1 2.11)
j-1 J AN J R :
J
where the voltage at the root node, VOD , and the charging rates p; for j =1,..., N

are given. Relabeling Egs. (2.10) and (2.11) by VjD = \715_1. and p; := py_j results
in a new recursive relation such that each further term of the sequence is defined as a
function of the preceding terms. Notice that in terms of the new variables Vy ” and for
Jj=0,...,N —1, p; are given. Thus, we have the following second-order recursive
relation between the voltages,

rpo
il =vyP 4+ 2=, 2.12)
V()D (
ViaP=ovil vy, 0y Py N (2.13)
j+1 =12V -1 yor d=1 )

J

where Vy P is known.
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Given the recurrence relation in (2.12) and (2.13), itis not straightforward to find out
if a given power allocation p is feasible or not. Computing if a given power allocation
is feasible, requires finding a voltage Vo? such that the known voltage Vy? satisfies
the maximal voltage drop constraint as in Eq. (2.2).

However, in what follows, we find an equivalence of the recursive relations in (2.12)
and (2.13) between the situation where the voltage VnP is known and the situation
where the voltage VOD is known, such that the voltage drop constraint is satisfied.
In the latter situation, one can find out easily if a given power allocation p (with
distribution network parameter r and voltage Vy ) is feasible: Initialize the recursion
with Vp? > 0 and iterate through (2.12) and (2.13) and check, using the voltage VP,
if the maximal voltage drop constraint is satisfied. To this end, we let the voltage
VoP be positive and define v ;i : Ry — Ry be the function defined by the equation
v j(VoD ) = VjD . The equivalence is found in Proposition 2.1.

Proposition 2.1 Let the resistance r and power consumptions pj, j =0,..., N —1

be given. Then, the following equivalence, for 0 < A < % for the voltages (under the
Distflow model) at the root node and the node at the end of the line holds:

(Elx > (1= A)es.t. VoP = x and vy (VoP) = c) if and only if

(VOD = (1 — A)cand vy(VoP) < c), (2.14)

where ¢ > 0.

To prove the desired equivalence, we follow the approach in [31, Chapter 5]. We
first derive an alternative expression for the voltages under the Distflow model as a
double summation, instead of the voltages given by Eqgs. (2.12) and (2.13). Then,
we show that the voltage at node j, for j = 0, ..., N, as a function of the voltage
VoP is an increasing function. Here, we rely on the fact that the sequence of voltages
VOD e, Vje is increasing. This is proven in Lemma 2.3. The proofs of Proposition
2.1 and Lemmas 2.1-2.3 are found in Appendix A.

In Lemma 2.1, we derive an alternative expression for the voltages under the Dist-
flow model.

Lemma 2.1 Let VjD, j=0,1,..., N, beasin(2.12) and (2.13). Then,

J
rpi .
VigP—-vP=N"ZL ji=0,...,N—1, 2.15
12 =V ZV j (2.15)
i=0
j—1 n rpi
D D i .
VP =V +ZZW, j=0,...,N. (2.16)
n=0i=0

Now that we have an alternative expression for the voltages under the Distflow model,
we show, in Lemma 2.2 that the voltages under the Distflow as a function of the voltage
VoP are increasing functions.
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Lemma 2.2 Let the voltage VoP be positive (V()D > 0). IfVND < 2V,oP, then

0<

dvj
<1,
dVoD

forallj =0,...,N

In Lemma 2.2, we rely on the fact that the sequence of voltages vb ..., V}\? is
increasing. This is established by Lemma 2.3.

Lemma 2.3 The voltages VP, .. ., V/\[/) form an increasing sequence.

Moreover, in Lemma 2.2, we have restricted ourselves to a network of nodes where
the voltage VP can maximally be two times the voltage Vo”. However, this is not
an additional restriction since the inequality 0 < A < % immediately implies that
VWP <2v”

Due to Proposition 2.1, we can, given the voltage VOD , recursively determine the
voltage VAI,) . The value for the voltage VoP is arbitrary, so for simplicity, we set
VoP? = 1 (and thus need to determine whether Vy 2 < —) For the rest of the paper,
we work with the convention that VOD =1,1i.e.,

Vi? =1+ rpo, 2.17)

Via? =2v,? —v;, +V3,j=L“qN—L (2.18)
J

Thus, following the expression for the voltage drop constraint in (2.2), the constraint
set for the Distflow model reduces to

1 1
_ -vb < , 0<A<=}. 2.19
C—{P N =7 ) < _2} ( )

2.3.2 Linearized Distflow

The second power flow model we consider is the Linearized Distflow model. While
the first power flow model eventually results in the nonlinear Eq. (5.4) when wishing
to compute the voltage at each node, the Linearized Distflow model has a simpler
representation. In the Linearized Distflow model, we assume that the active and reac-
tive power losses r[/; | /| and x|/;_1, ,| respectively, are much smaller than the
active and reactive power flows P] 1,j and Q j—1,j5 1.e., the Linearized Distflow
approximation neglects the loss terms associated with the squared current magnitudes
[1j—1,j |2. Rewriting Eq. (2.8) using Egs. (2.6), (2.7), and (2.9) under the assumption
that [1;_q |> = 0 for all €j—1,j € &, and relabeling the resulting equation such that
each further term of the sequence is defined as a function of the preceding terms, yields
a linear relationship for the squared voltages at each node,

N—-1—j

ViD= "2 =2 3 pu. j=L...N-L (220
m=0
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where (V]/\,L )2 is given. Notice that we do not need an equivalence as in the case of
the voltages under the Distflow model since we have an explicit expression for V(;L.
In this case, the voltage (V) L)z can be computed directly; iteratively using (2.20), we

2
find a closed-form solution for the squared voltage (VO’L ) ,1.e.,

N—1N-1—j

Vi =i =2 Y Y 221)

j=0 m=0

In this case, the value for the voltage (Vl(,L )? is arbitrary. To get an equivalent
expression for the voltage drop constraint in (2.2) in terms of the squared voltages,
we set (VI(,L)2 = 1/(1 — A)? and need to determine whether (VéL)2 > 1. Thus, the
constraint set for the Linearized Distflow model reduces to

2 1
C:{p:(V(;L> >1, 0<A§§}. (2.22)

Remark 2.1 Note that V;, j =1, ..., N are dependent on the vector p and resistance
r. We write V; (p, z) as a continuous function of the power allocation p and distribution
network parameter r, respectively, when we wish to emphasize this. Furthermore, the
constraint set C is dependent on the specific power flow model that is used. However,
we write C as the constraint set for both power flow models as it is clear from the
constraints in the set C or from the context which power flow model is used.

3 Main results

In this section, we present our main results, which concern the comparison of the
stability of the queuing models under distribution network constraints. The stability
of the system is defined as positive recurrence of the Markov process X.

We compute, in Theorems 3.1 and 3.2, the maximal feasible arrival rates when the
number of charging stations, denoted by N, goes to infinity, such that the queuing
model is stable given distribution network constraints. In other words, we compute
the arrival rates such that the maximal voltage drop is attained. Then, in Sect. 3.3, we
compare these arrival rates explicitly.

3.1 Stability conditions under the linearized Distflow model

In this section, we show the computation of the specific arrival rate under the Linearized
Distflow model such that the process is stable. That is, we show there exists an explicit
threshold Ak that only depends on the distribution network parameter r, the maximal
voltage drop parameter A, and the number of charging stations N in the network such
that for all arrival rates below this threshold, the queuing model is stable.
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Theorem 3.1 Consider the queuing model in Sect. 2.1 and the power flow model in
Sect. 2.3.2. The Markov process X is positive recurrent, if

() -)

)»<)»x =
N(N + 1)

@3.1)

Moreover, N*)% — AL as N — oo with

(=) e

The proof is given in Sect. 4. It exploits the explicit expression of the squared
voltage W({“O and uses [26, Theorem 11]. We show for the arrival rate kf‘v that the

a1
p

c

maximal allowed voltage drop is attained, so that lk is still in the constraint set C.
Remark 3.1 Under the Linearized Distflow power flow model, defined in (4.1), the
maximum feasible arrival rate is decaying as the inverse of the square of the number

of nodes.

We now proceed with the stability result under the Distflow model.

3.2 Stability conditions under the Distflow model

In this section, we show there exists a specific arrival rate AZ that only depends on
the resistance r, the maximal voltage drop parameter A, and the number of charging
stations N in the network such that for every arrival rate below this threshold the
system is stable. Furthermore, as the number of charging stations N goes to infinity,
we show the convergence of a suitably scaled version of A 2 to a critical arrival rate
AP,

Theorem 3.2 Consider the queuing model in Sect. 2.1 and the power flow model in
Sect. 2.3.1. There exists )»1?, such that the Markov process X is positive recurrent, if

A< AR

Moreover, N*\R — AP as N — oo with

p_ T 2 1
Ac _2rerﬁ ( ln<1_A>>. 3.3)
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['he imaginary error function erfi(z) is the function defined by
(7)) = — /Z (w9)dv = —1 (iz)
erfi(z) = exp(v?)dv = —erf(i ,
Z NG p : Z

where erf(x) = \/%? f(f exp(—tz)dt is the standard error function.

The proof is given in Sect. 5. Unlike the proof of Theorem 3.1, the key difference
is that we do not have an explicit expression for the voltage Vje . Thus, we require a
different approach to find the maximal feasible arrival rate )»1?,. Instead of solving for
the value )»]8 such that the maximal allowed voltage drop is attained, we approximate
the voltage Vze by a continuous function. Then, we show that this continuous function
converges to the voltage VAL,) as N goes to infinity and compute the arrival rate such
that the maximal voltage drop is attained under this new approximation.

From Theorems 3.1 and 3.2, we see that the arrival rates for both power flow models
decay at the same rate if the number of charging stations grows to infinity. However,
this does not provide insights into the actual difference between the critical arrival rates
if the number of charging stations grows to infinity. In the next section, we quantify
this difference explicitly.

3.3 Comparison of stability regions

In this section, we compare the critical arrival rates under both power flow models.
The expression for the critical arrival rates under the Linearized Distflow and Distflow
model is given in (3.2) and (3.3), respectively. Then, we have for the ratio between

AP and AL,
2
In(
21— A2 | /) (=)

0 B exp(uz)du

: P(A). 3.4

We study the behavior of the function P(A) in Theorem 3.3.

Theorem 3.3 Let P(A) be defined as in (3.4) for0 < A < % Then, P(A) is a strictly
decreasing function from 1 at A = 0 to %erﬁ («/ln(2))2 ~0.77at A = %

The proof of Theorem 3.3 is found in Appendix B. The importance of Theorem 3.3
lies in the fact that it implies that the critical arrival rate under the Distflow is always
smaller than the critical arrival rate under the Linearized Distflow model and that we
are able to quantify the difference between the critical arrival rates.

It is shown that the Linearized Distflow model overestimates the voltages in com-
parison with the voltages given by the Distflow model [18, Lemma 12]. Therefore, any
feasible power allocation under the Linearized Distflow model is also a feasible power
allocation under the Distflow model. Hence, given service requirements, any stable
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Table 1 The fraction 12 /AL for

D/, L
specific values of A A Ae [he
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Fig.2 The fraction iT via(34)for0 <A <}

arrival rate under the Linearized Distflow model is also a stable arrival rate under the
Distflow model.

For several values of A, Table 1 shows the ratio between A and AL.

Similar to Table 1, one can see from Fig. 2 that the ratio between AP and A%
decreases as A increases. When we allow a voltage drop of 50%, i.e., A = %, the
maximal feasible arrival rate under the Linearized Distflow model is &~ 20% higher
than under the Distflow model. In more realistic situations, such as in Dutch distribution
networks, when the relative drop between voltages cannot be more than 4.5%, or in
other words, when A = 0.045, the difference between these critical arrival rates is
even smaller.

4 Proof of Theorem 3.1

Our work is based on [2] and [26]. Both papers provide a way to prove stability. So,
before we continue with the proofs on stability in Sects. 4 and 5, we discuss these
two ways to prove stability. First, we start with a brief discussion of the approach in
[2]—the method of convex relaxation. Then, we study an extension of Shneer and
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Stolyar [26, Theorem 11] that we use to prove Theorems 3.1 and 3.2 and provides
stability of the Markov process X as well.

The approach of convex relaxation in [2] goes as follows. It is known that the
utility optimization problem in (2.1) subject to the constraint set defined in (2.19) is in
general non-convex. For non-convex sets, the choice of the utility function is crucial
to ensure stability [6]. However, since our underlying network topology is a line, we
obtain that the convex relaxation of (2.1) under the constraint defined in (2.19) is exact
[2]. When the constraint set is convex, the stability of utility-maximizing allocations
is known to be independent of the considered utility function [6]. Then, also for all
a-fair allocations [c.f. (2.1)], an allocation can be given such that the Markov process
X is stable [6].

The approach in [26] is more general in the sense that it does not assume «-fair
allocations or convexity to prove stability. It holds for a larger class of functions and for
non-convex constraint sets. If the constraint set C is compact and coordinate-convex,
then the Markov process X, which represents the number of EVs charging at every
station, is stable if there exists a vector v € C such that A < v according to [26]. In
fact, in Appendix C, we show for general arrival and service rates that we do not need
coordinate-convexity, but only compactness of the constraint set C to prove stability.
The fact that we do not need coordinate-convexity is important, since we can construct
examples where this property does not hold for the constraint set of the Distflow model
[cf. (2.19)].

Therefore, the proof consists of three steps. First, we show that our queuing model
description, as in Sect. 2.1, is contained in the general model framework that is given
by [26]. Then, in order to apply their stability result, we show that the constraint set
C is compact. Last, we show that the maximal feasible arrival rate AILV is given by
Eq. (3.1).

4.1 Queuing model framework

We consider the general model framework in the continuous-time setting in [26, Sec-
tion 5.1] and compare it with the continuous-time model of Sect. 2. In [26], the authors
consider a finite network of queues such that individual instantaneous service rates
may depend on the state of the entire system. This corresponds to our network of
charging stations such that the power allocation depends on the total number of cars
charging at the same time. The network state represents a set X(¢) = (X;(¢),i € N)
of the queue lengths X; at the network nodes i € N at time ¢. In our case, the network
state is represented by the number of cars charging at each charging station. Arrivals
into queue i occur according to a Poisson process with a constant rate A, independent of
all other processes. The instantaneous service rate u; of a node represents the inten-
sity of the Poisson process modeling departures (service completions) of the node.
In [26], the authors consider a service rate allocation algorithm ¥ (X(¢)), mapping a
network state X(7) into a set of instantaneous service rates g, is all that is needed to
specify the service allocation algorithm. In our case, the power allocation is given by
a constrained optimization problem, mapping the network state, the number of EVs
at each charging station, into a power allocation.
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In this general model framework, if there exists v € C such that A < v and C is
compact and coordinate-convex (i.e., if a vector u belongs to C and i’ < u coordinate-
wise, then i’ € C), then the Markov process X is positive recurrent according to Shneer
and Stolyar [26, Theorem 11]. In Appendix C, we show that the set C does not need
to be coordinate-convex, since we can construct a coordinate-convex set C; such that
the following are equivalent:

there exists v € C such that A < v,
and
there exists v € C; such that A < v.

We are thus left to show that there exists v € C such that A < v and that C is a compact
set. First, we show the compactness of the set C.

4.2 Compactness of the constraint set C

To simplify notation, it is easier to work with the squared voltages to prove compactness
of the constraint set C, defined in (2.22). Thus, we may rewrite (2.21) by defining
Wj,jL = (VJfL)Z, for j =0,..., N. Then, (2.21) has the linear expression,

N—1N—-1-j

Woor =Wy n"=2r>" > pu (4.1)

j=0 m=0

In this section, we show that the constraint set C is compact, i.e., we show that the
set is closed and bounded.

Lemma 4.1 The constraint set C, defined in (2.22), is compact for the Linearized
Distflow model.

Proof Consider N fixed. Recall from the relabeling for the Linearized Distflow model
that W  is set to a fixed value. Define C = —2r (N ... 1) € RV and p =

(po prl) € RV*1 Then, one can derive from (4.1) that W()L,o is given by an
affine transformation / : RN — R where /(p) = Cp + Wﬁ - Furthermore, let e > 0
and choose 8 = €/||C||. Then, for p* € RY*! such that ||p — p*|| < 8, we have

I1(p) — 1) = I(Cp +d) — (Cp* + )|l = [|C(p — p")l
< IICllp — p*Il
<|IClIs =e.
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This implies that W0 © as a function of p is continuous. Therefore, the constraint set C
is closed. Furthermore, by definition of the constraint set in (2.22), we have

N—1N-1—j

Wio=Wyn =202, D pn

j=0 m=0
1 N—1N—-1—j
() X X met
j=0 m=0
Thus,
%3MFj < Ly 1 (4.2)
: Pm =5 \\T"a ' '
j=0 m=0

Therefore, p is bounded. Hence, the set of constraints C is bounded and closed, which
implies compactness. O

Next, we show there exists v € C such that A < v.

4.3 Computation of ,1‘,;, such that maximal voltage drop is attained

In this section, we compute the maximal feasible arrival rate A% » such that Xf‘\, =
AL N) € C (where we define )Lk below). Then, by Shneer and Stolyar [26,

Theorem 11], for all A < )\k, the Markov process X is positive recurrent. First, we
make the following remark.

Remark 4.1 We do not necessarily need that all arrival rates for all nodes are the same.
It is sufficient to find a vector A* such that (4.2) is tight because for this vector A*
the maximal voltage drop is attained. In this case, the Markov process X is positive
recurrent if A < A™ for some arrival rate vector A. However, to make a comparison
between the two power flow models, we eliminate all sources of noise by letting all
arrival rates for all nodes be the same, i.e., )»k = (AL e, Ak).

Now, we establish that )‘k is contained in the constraint set C. By definition, we
have

2
1
T G

NTOUNWN+1)°
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Using this arrival rate in the expression for the squared voltage W&O(kk) [cf. Equa-
tion (4.1)] yields

N—1N—1—j
Whoak) =why—2r 3 Y ok
j=0 m=0
= <L>2 —2rak lN(N +1)
“\1-a Na
=1.
Hence, the vector XILV = (AL e Ak) is contained in the constraint set C and for

A< AJL\, the Markov process X is positive recurrent.

5 Proof of Theorem 3.2

The proof consists of four steps. Similar to the proof of Theorem 3.1, we show that
our queuing model description, as in Sect. 2.3.1, is contained in the general model
framework that is given by Shneer and Stolyar [26] (see Appendix C) and that the
constraint set C is compact for the Distflow model. Then, we need an intermediate
step before we can compute the arrival rate Ag such that the maximal voltage drop
is attained. Unlike the proof of Theorem 3.1, we do not have an explicit expression
for the voltage V]\L,). Therefore, our next step is to approximate the voltage VAL,) by a
continuous function, as N — oo. In Appendix D, we show the convergence of the
approximation of the voltage to the actual value V2, as N — oo. This approximation
allows us to compute the arrival rate A 11\)] such that the maximal voltage drop is attained,
which concludes the proof.

5.1 Queuing model framework

Again, we consider the continuous-time model as in Sect. 2 and we follow the exact
same reasoning as in Sect. 4.1. The only difference in this description is given by the
constrained optimization problem. In this case, the voltages are computed according
to the Distflow model instead of the Linearized Distflow model.

5.2 Compactness of the constraint set C
It is again easier to work with the squared voltages to prove the compactness of the

constraint set C for the Distflow model. Therefore, for €;_1 ; € &, we apply the
transformation,

Viei? Vi1V Wi-1,j-1 Wj-1,;
)= : = - L 1
W) <Vjle vi? Wij-1 Wi o-b
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to (2.17) and (2.18). This transformation, for j = 1,..., N — 1, leads to the linear
Equations (5.2) and (5.3) (in terms of W(e;;)), i.e.,

Wi =2W; ;P =W ;P +rpj, (5.2)
where
WooP =1 and Wo, 2 =1+rpo (5.3)

are the initial values. However, if we want to compute the recursion variables
Wi it D ,j = 1,..., N — 1 explicitly, we need the relationship defined in (5.4),
which is not linear:

2
W ;P
wp ==l (5.4)
Wj-1,j-1
We want to keep the maximal voltage drop under control. Using the transformation,
the voltage drop constraint reduces to

1

2
WYy < <—1 — A) : (5.5)

where 0 < A < %

To establish compactness of C in the case of the Distflow model, we use the fact
that the voltages VOD ey VAL,) form an increasing sequence. This is proven in Lemma
2.3. Now, we present an analogous result in Corollary 5.1.

D D D D D
.Corollalty 5.1 The squared voltages WO’O, Wo’l, Wl,l’ el WN_LN, WN,N are an
increasing sequence.

Proof This is an immediate consequence of Lemma 2.3. Since VjD > 1, forall j =
0,..., N, wehave

D
Wi

_ yDyD D yD _ ywD
forall j =0,..., N. O
Now, we are in position to prove Lemma 5.1.

Lemma 5.1 The constraint set C, defined in (2.19), is compact for the Distflow model.

Proof Since er ~ (P, 2) is continuous, the set C is closed. By the transformation in
(5.1), we have

2
D
(ﬂ) = WN,N(Pa 2).
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Then, we show a lower bound on the squared voltage er, - By Corollary 5.1 and
Eq. (5.2), we have

WY NP2 = Wo_ y(p.2)
= 2W1€—1,N—1(p1 7) — W]\?—Z,N—l(p9 ) +rpN-1
= 2WE o no1 (8 2) = Wy vy (P, D)+ rpN—
=Wy v 102 +rpy-i. (5.6)

Now, apply the definition of WI{J)—Z ~—1(P, 2) inEq. (5.2) and Corollary 5.1 to Eq. (5.6)
to find the inequality

WY on 1.2 = WP 5 n 5(p.2) + 7Py (5.7)
Inserting (5.7) in (5.6) gives
D D
Wy NP, 2) = Wy 3 y_o(P,2) +rpN—2 + rpN-1.

Applying the definition of Wﬂ 1, j(p, z) and Corollary 5.1 over and over again, for
j=1,..., N —3inreversed order, results in the inequality

W N®.2) =147 (po+-+ pn_1).

Thus,

(po + + )<1 ! ’
Po PNfl_r —A)

Therefore, p is bounded. Hence, the set of constraints C is bounded and closed, which
implies compactness. O

5.3 Approximation of Vﬂ by continuous counterpart

Unlike the proof of Theorem 3.1, we do not have an explicit expression for the voltage
VAI,) . Therefore, we define a continuous extension of the voltages V/.D ,j=0,1,...,N

to a function Vje(t) : [0, N] — R,. That is, for all j € {0,..., N}, we show
VjD = V2 (j). A suitable and natural extension, cf. (2.16), is given by

Dity:=1+k A du d 0 (5.8
Vt:=+N// ———duds, t € [0, N]; .8)
N o Jo VP

where ky = rkﬁ. Here, the arrival rate )»1[\3 is the same for all charging stations. We
include N in the notation of the function Vje (t) and ky to stress its dependence on
the number of charging stations N.
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Then, we scale the continuous extension VAL,) (t) in time by N and in space by
scaling the parameter ky by N2, such that ky = % Therefore, we use the following
definition of the in time-scaled continuous extension of VND ().

Definition 1 Denote the voltages under the Distflow model in continuous time by
VA? (t) as in (5.8), and scale them in time by N,

VN = VPN, 1[0, 1. (5.9)

This scaling allows us to show (see Sect. D.1.1) that the representation of the scaled

. —D .
version of the voltages V y (¢) can be written as

VN(t)—l—i—a// du ds + Ry (1), (5.10)
0 VN(M)

where the remainder term R y (z) vanishes as N — oo. Hence, (5.10) can be expected
to converge to the integral equation given by

V(t)-l—i—a// Wy)dydx (5.11)

This convergence is exactly shown in Proposition 5.1 and proven in Sect. D.1.

Proposition 5.1 Let Vs(t), fort € [0, 1], as defined in (5.10) and V (¢) as in (5.11).
Then,

sup [Vi(1) — V(1)] = Oas N — oo.

0<r<l

Thus, the appropriately scaled voltages under the Distflow model V]?, (t) canbe approx-
imated by V (¢) as the number of charging stations goes to infinity. The solution to the
integral equation V (¢) is found in Appendix E. Using this approximation, we are able
to compute the arrival rate )‘18 such that the maximal allowed voltage drop is attained.

5.4 Computation of AZ such that maximal voltage drop is attained

In this section, we compute the arrival rate A]e such that the maximal allowed voltage
drop is attained. First, we show that we can approximate VA? by V(1) [cf. (5.11)]. Then,
using this approximation, we compute the value a, which is related to the arrival rate
)»1[\; [cf. (5.14)], that solves the equation V(1) = ﬁ. In other words, we compute
the value a such that the maximal voltage drop is attained. However, this solution
a is computed using the approximation V (1). So, we conclude by showing that this
solution a also maximizes the voltage drop using V1€ .

@ Springer



Queueing Systems

The recursion for the voltages under the Distflow model [cf. Egs. (2.17) and (2.18)]
with arrival rate )»?,, is given by,

VP =land VP =1 +ky, (5.12)
kn .
Vi =2vy - V}Zﬁw, j=1.. N-1 (5.13)
j
where
kv =rl =L >0 (5.14)
N=T N=y2 =Y .

Then, according to the voltage drop constraint in (2.19), the maximum feasible arrival
A ]l\), is such that the voltage VAL,) isequalto 1/(1—A).InSect. 5.3, we found an equivalent
expression for the voltage V2, namely 72(1). Furthermore, using Proposition 5.1,

we found an approximation of the voltage V”, namely V (1), as in (5.11).
Differentiating (5.11) twice gives the differential equation form of the integral
equation (5.11), i.e.,

V(1) = V(t) (5.15)

for a € R4, with initial conditions
V(0) = 1and V'(0) = 0. (5.16)

The solution to the differential equation (5.15) and (5.16) is given in terms of the
function fp(x) = exp(U 2(x)) where U (x) is related to the inverse of the imaginary
error function. We prove this result in Lemma E.1. Moreover, it follows that

V(1) = foltv/a).
Therefore, an approximation of the voltage V2, namely V (1), is given by,

V() = fo(va). (5.17)

Although it is possible to compute the arrival rate AD such that VD = ﬁ using

an iterative approach, we can obtain a convenient appr0x1mat10n by using (5.17). In

Sect. 6, we show how to compute the arrival rate A ]L\), using Newton’s method and that

approximation (5.17) yields already a good approximation for the arrival rate AII\),.

With the approximation V (1) (as N — 00) at hand, We compute the value of a

that solves the equation V(1) = == A, ie., fo(\/a) = = A and use that r)»ﬁ = %
1

[cf. (5.14)] to relate it to a critical arrival rate. Solving for a such that fy(y/a) = =
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yields,

S 1Y

Notice that the inverse function fo_l is given by

fol) = \/gerﬁ (M) .

Finally, we use [19, Lemma 3.1] to conclude that a in (5.18) also maximizes the voltage
drop using VAI,) .In[19, Lemma 3.1], the authors consider a sequence R,, n = 1,2, ...
on a Banach space X, such that R,(x) — R(x) uniformly for x € U, where U is a
normed space. Then, the following holds:

1. inf {R,(x)st. x e U} - inf {R(x)s.t. x e U} asn — o0,
and

2. If x,, is a solution to the optimization problem
min {R,(x) s.t. x € U},
then x,, is also a solution to the optimization problem
min{R(x) s.t. x € U}, (5.19)

and for a continuous function R is every limit pointin U of x,, a solution to (5.19).

Applying this result, we have, for any fixed a, by Theorem 5.1 that |Vﬁ(1) -
V(1)| = 0 uniformly as N — oo and by construction that V(1) = ﬁ. Now, let

_ _ I
o i=max [V3() st V() < —|. (5.20)

and

¢ := max {V(l) sLV(D) = —— }

denote the maximal voltages and the approximation of the maximal voltages under
the voltage drop constraint, respectively. Then, by [19, Lemma 3.1], ¢y converges to

¢ as N — oo and since @ = N*rAk) maximizes V (1), a maximizes VIL\),(I) as well
and the limit point rA” of N?rA% is a solution to (5.20), i.e., N>rAl) — ril =

%erﬁ2 ( In (ﬁ)), as N — oo.
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6 Newton’s iterations for the Distflow model

In Sects. 5.3 and 5.4, we approximated the voltage Vz? to make the computation of

the arrival rate AD such that VA? = 1 — ~ easier. However, it is possible to compute the

arrival rate AII\), such that VA? = 1% A, iteratively, by using the recursive Egs. (5.12)
and (5.13). In other words, for a fixed value of the number of charging stations N and
a maximum allowed voltage drop A > 0, we compute the number a such that the
voltage drop between the root node and node N is exactly equal to A. Furthermore,
we present some numerical tests showing the convergence to the number a.

In what follows, we use Newton’s method to find the solution a that yields Vle =
ﬁ. We need a particular ag to initialize Newton’s method. Here, we are led by

Theorem 5.1. We look for an initial guess ag such that V(1) = fp (Va) = ﬁ, we
choose
1 2
=)
1
= zerﬁ2 In ,
2 1—A
and iterate according to
¥ — ()
A .
ajy1=aj — —————, =0,1,... 6.1
Jjtl J Y[e/Nz J ( )

where Y2 denotes the derivative of V? with respect to k. Note that Y /N? denotes
the derivative of VA? with respect to a. We need to compute Y D "and this can be done
by differentiating in (5.12) and (5.13) with respect to k, and so that

vyP=o0vP =1 (6.2)
and

1 kyYP
VD (VnD)2'

n

y2, —2vP+vP, = (6.3)

Observe that the right-hand side of (6.3) also involves VnD . Thus, one should compute
VnD and YnD simultaneously and recursively according to the initialization in (5.12)
and (6.2), and the recursion stepforn = 1, ..., N —1in(5.13) and (6.3). Furthermore,
the iteration step in (6.1) is well defined if Ylf,) is positive. This is, for reasonable values
of a, shown in Lemma 6.1. Before we move to Lemma 6.1, we comment on the range
of reasonable values for a. Notice, from the condition that fy( /a) = = A, it follows
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that

NLLICE!
/ - exp(uz)du = \/g.

0

For small A, which is usually the case (cf. Sect.2.2), it follows from a Taylor expansion
about A = 0 that A ~ %, which is also seen in Tables 2, 3, and 4. So as long as
0 < A < 1, which is the case, we have 0 < a < 2. Therefore, if we consider
0<a<?2, YJI\? is positive and the iteration step is well defined.

Lemma 6.1 Consider the recursion in (6.2) and (6.3) with 0 < a < 2. Then, the
sequence Yy, Y1, ..., Yy is positive, increasing, and convex.

Proof The right-hand side of (6.3) is positive for alln = 1,2, ..., N — 1 such that
Y, < VP /ky. Therefore, since Y = 0 < 1 = Yy, the sequence Y,”, n = 1,2, ...
is increasing and convex (and thus positive) as long as Y,? < V,.” /ky. For such n, we

have certainly

kyYP
YnDJrl_ZerD+YnD]=_<1_ 1;,/[;1 )Sl’
n

since

kyYP 1
by ~yp = b
n n

Here, we used Lemma 2.3. So, using YOD =0, YlD = 1 and induction, we get
Y2, —¥P <+,

and consequently for these n, by summing fromm =0, ..., n,

n n
1
Vo= Yl =Yg <) mt 1=+ D +2).
m=0

m=0

Therefore, the condition Y,” < VP /ky continues to be satisfied certainly when
! D
En(n +1) <V, [kn. (6.4)

The right-hand side of (6.4) is at least equal to N 2 /a, and the left-hand side of (6.4)
is at most equal to %(N — 1)N,sincen = 0,..., N — 1. Thus, (6.4) holds for all

n=1,2,...,N—1when (N — 1) < N/a, ie., when

2N
N-—-1
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1

Table 2 Illustration of Newton scheme in the computation of the solution @ such that V}\[f) = 1—x> for
a=0.1

a=0.1

N ﬁ ap a #Newton iterations
10 1.054517088899833 0.110017830743300 0.099999999999999 3

102 1.050084740193820 0.101000164022137 0.100000000000124 3

103 1.049641947170216 0.100100001626823 0.099999999999965 3

104 1.049597671662610 0.100010000152368 0.100000000003042 4

10° 1.049593246696348 0.100001005329048 0.099999999991939 4

1

Table 3 Illustration of Newton scheme in the computation of the solution @ such that ij,) = 1=z, for
a=02

a=02

N ﬁ ag a #Newton iterations
10 1.108113615811319 0.220069511427153 0.200000000000003 R

102 1.099375406929205 0.202000640436473 0.200000000000073 3

103 1.098503310043046 0.200200006351647 0.199999999999645 3

10* 1.098416114957520 0.200019999953520 0.200000000001362 3

100 1.098407397214651 0.200002003227324 0.200000000016781 7

Table 4 Illustration of Newton scheme in the computation of the solution a such that Vlf,) = ﬁ, for
a=1

a=1

N ﬁ ag a #Newton iterations
10 1.509889057227941 1.101487740058982 1.000000000000003 3

102 1.470133723395638 1.010013803069520 0.999999999999977 3

103 1.466194894973702 1.001000136977710 1.000000000000538 3

10* 1.465801336011526 1.000100001501693 1.000000000005545 3

100 1.465761983652805 1.000010000942237 0.999999999965979 5

6.1 Numerical validation of Newton’s method

Below, we summarize some numerical tests. For fixed values of a, ranging from 0.01

to 1 and several values of N = 10, ..., 10°, we compute VA? and we put
1
— =vpP,
1—-a "V

and using the Newton scheme above, we compute the solution a such that VAL,) = ﬁ

with stopping criteria ‘a”al—_af‘ < 10710,
J
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It appears that the initialization ay is already a good approximation for a as the
differences between ap and a for all situations are small. For example, the relative
error of the initialization ag with respect to the true value a = 0.01 is 10% in the case
of N = 10 and decreases even further when N increases. Moreover, the number of
iterations needed to converge to a final estimate a is small.

7 Conclusion

In this paper, we have compared the stability regions of utility-optimizing power
allocations in large distribution networks for the Distflow and the Linearized Distflow
models. We have expressed the stability regions in terms of their maximum feasible
arrival rates. As expected, the Linearized Distflow power flow model allows for too
optimistic arrival rates. However, we are able to quantify the difference between the
maximal feasible arrival rates under the Distflow model and the Linearized Distflow
model. This allows us to use the computationally favorable Linearized Distflow model
over the Distflow model and adjust according to the quantified difference. Even in the
case of non-equal arrival rates, this could serve as a conservative approach to get
insights in maximal feasible arrival rates under the Distflow model.
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Appendix A Equivalence for the Distflow model

In Sect. 2.3, we derive ways to establish if a given power allocation is feasible under
both power flow models. For the Linearized Distflow model, we can directly use a
recursion to compute the voltages at all nodes. However, for the Distflow model this
is not possible. Therefore, in Appendix A, we find equivalence (2.14) between the
voltages under the Distflow model at the root node and the node at the end of the line.
To prove the equivalence in Proposition 2.1, we need Lemmas 2.1 and 2.2.

A.1 Proof of Proposition 2.1
Proof In order to prove the implication from left to right, we take the negation of the

right-hand side of (2.14) and show that this implies the negation of the left-hand side
of (2.14). Suppose vN(VéD) > ¢. By Lemma 2.2, vy is an increasing function in V(;D,
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soc < vy ((1=A)c) <wvy(x)forx > (1 —A)c. Hence, there existsnox > (1 —A)c
such that vy (x) = c.

For the other implication, we first observe that vy is a continuous function, because
it is a composition of continuous functions itself. To prove the implication from the
right-hand side of (2.14) to the left-hand side of (2.14), we assume that at VéD =
(1 — A)c, we have vN(VéD) < c.By Lemma 2.2, we know vy ((1 — A)c) < c. Then,
by the intermediate value theorem, we know that there exists (I — A)c < x < ¢ such
that vy (x) = c. O

A.2 Proof of Lemma 2.1

Proof Both identities follow from the initialization in (2.12) and the definition of the
sequence in (2.13).

1. We have from (2.13) for j =1,2,...,N — 1,

Vj+1D—VjD=VjD— +W (A.1)
We have from the identity in (A.1) by summation that
i i
Vil ? = viP =i? =P+ > V—,g
i
rPo pj
=—F5 +
VOD Z V D
j=1
P i
=Yy — i=0,...,N—1. (A.2)
2. We have from the identity in (A.2) by summation that
pj .
_Sy P m=0N
i=0 j=0
Hence, with the initialization in (2.12) statement (2) follows immediately.
m}

A.3 Proof of Lemma 2.2

dvj dVQD
Proof This is true for j = 0, since e 5 = VD

0<J<n-—1suchthat0 < d‘;;jb < Iforall0 < j < J, then by Lemma 2.1 and

= 1. Suppose that there is some
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the definition of v;,

dvjy d S rp
J+ D J
— o (WY
D D D
dVy dVy =0 j=0 v;(Vo™)
S rp dv
ey
2.y.D D
i=0 j=0 v; (Vo )dVo
L rp; dvj
=1-> > 1 (A.3)
Dy2 D
i—0 =0 (Vi")=dVo
First, we show that d”’() =Lt > (. Recall that we establish in Lemma 2.3 that the sequence
of voltages V] ,j =0,..., N,is an increasing sequence. This implies that —VL <
0
—LD forall j =0, ..., N. Using the fact that —VL < ——p5forall j =0,.

0

and ddvl;-’b < 1 yields,

dorin _Liirp,
dV() N V 0

By (2.16) in Lemma 2.1, we have consequently

dvyyy 1 D D
aveb = > 1 —W<Vj+l - )
\%
—9_ L.
V()D

Combining the fact that the VjD is an increasing sequence and the assumption that
VP <2vyP, gives the inequality —Vj+1D > —2VpP. Hence,

Now, we show that dvj T < L. By the induction hypothesis, we have — ddvl; I~ < 0 for

all j =0,...,N. Startlng from Eq. (A.3), we immediately get,

de+1 rpj  dv;j
—1—ZZ b
.Dy2 D
i=0 j= O(Vj ) dVO

O
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A.4 Proof of Lemma 2.3

Proof We give a proof by induction on j. Recall that VOD = 1. Then, from (2.17), we
have VID =1l+4+rpp>1= VOD, and for j = 1, we have from (2.18)

r r
VP =2vP = v+ B = e rp) 4o + 2

> 14rpo= VL.
| 1 +rpo po !

Suppose that VjD > V].D_1 for some j € {2,...,n — 1}. Then, by (2.18) and the
induction hypothesis we have

Pj _yp TPi

pPj D
D f D > V1
J J

D2 - J
Vi

VO =z VP + VP -Vl +

_yD
f =vP 1+

since r > 0, p; > 0 and V].DZVODzl. O

Appendix B Comparison of stability regions

In this appendix, we prove the result to compare the stability regions under both power
flow models.

The critical arrival rates for the Distflow and the Linearized Distflow models are
given in (3.3) and (3.2), respectively. To compare these critical rates, we use

Proof We let
P(A) =20%(A),

where

o= -8 filrs)
CJi—a—azh

exp(uz)du, 0< A<

N =

sety = /In(5) € 0. 00). Then,

exp(—=)y?)

V1 —exp(—=2y2) Jo

0(A) = ’ expu?)du = /y exp(u?)du =: H(y).
0

1
Vexp(2y?) — 1
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Since y is a strictly increasing function of A € [0, %], it is sufficient to show that H (y)
is a strictly decreasing function of y. We compute

_1( 2yexp2y?) (7
H'(y) = (exp@y?) — 1) (—# / exp(ud)du + exp(y?) )
exp(2y) — 1 Jo
Therefore,
Hon <0 Y o) o SXPO?) _ sinh(?)
(y) < — 0 exp(u )> 2yexp(2y2) - y :
exp(2y?)—1
We have,

sinh(y?) ‘
y=0

Y 2
f exp(u )du‘ =0=
0 y=0 y

so it is enough to show that

5 . 2
4 ( / ) exp(u2>du> =exp(y?) > 4 (M) . y>0.
dy \ Jo dy y

We compute

d <sinh(y2)> 2y cosh(y?)y — sinh(y?)

dy y y?
— 2cosh(y?) — Si“‘;gy D expr?) + exp(—3?) — Si“};(zy 2
, and so, it is sufficient to show
exp(—yz) — sin};(zyz) <0,y >0.
We have,
exp(—y?) — M _ _exp(_yz)exp(2y2)2;21 -2 _ N

since exp(t) — 1 —t > O for r > 0. Furthermore, P(0) = 1 since H(y) — \/LE as

y — Oand P(4) = Zerfi (vVIn(2))® ~ 0.77. o
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Appendix C Stability result

Our paper uses the stability results derived in [26, 27]. In Appendix C, we consider the
general model framework in [26] and show that we can drop one of their assumptions
and still apply their theorem indicating stability, which we use in Sects. 2.3.1 and
2.3.2.

Assume that we have an arbitrary network of queues such that individual instanta-
neous service rates may depend on the state of the entire system. The network state
is represented as a set X(¢) = (X;(¢),i € N) of the queue lengths X; at the network
nodes i € N attime . Arrivals into queue i occur according to a Poisson process with
a constant rate };, independent of all the other processes. For this section, denote the
vector of arrival ratesby A = (A1, ..., Ay). The instantaneous service rate u; of anode
represents the intensity of the Poisson process modeling departures (service comple-
tions) of the node. In this case, the service rate allocation algorithm ¥ (X(#)), mapping
a network state X(¢) into a set of instantaneous service rates g = (1, ..., un),is all
that is needed to specify the service allocation algorithm.

For simplicity, in this section, we drop the dependence on time ¢ from the notation
and we assume that

¥ (x) € arg max > gGdh(u), (C.1)
ne i

where the set C is compact. We would like to stress that this set C can be any constraint
set (as long as it is compact), so not necessarily the one that we have used in our work.
We impose, in addition, the following conditions:

e Condition (H): the function 4 : [0, c0) — R is strictly increasing, differentiable,
and concave (both the cases limy o h(y) = h(0) > —oo and limy o 2(y) = —o0
are allowed); and

e Condition (G): the function g : Z — [0, 00) is strictly increasing and such that

80 | 00 as y — 00, (C2)

8(y)

where 6(y) = g(y + 1) — g(y). Note that (C.2) is equivalent to

giy+1)

— 1, asy — o0.
g

We are going to assume that
there exists v € C such that A < v, (C.3)
where C can be any constraint set. Note that stability condition (C.3) is equivalent to

there exists v € C; such that A < v, (C4)
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where
Ci={v:quelCst.v<u}

Indeed, for the implication from (C.4) to (C.3), if there exists v € C; such that A < v,
then A < v < u for p € C, so there exists s € C such that A < . For the implication
from (C.3) to (C.4), assume there exists v € C such that . < v = v; hence, v € C;
such that A < v.

Note that C; is coordinate-convex by construction. Note also that if

Y gl h(Wi(x) = Y g(xi)h()

for all u € C, then

> gh(i(x)) = Y g(xi)h(v)

for all v € Cy, since the function £ is strictly increasing and g is non-negative. Hence,

¥(x) € argmax Y g(x)h(vp).

veCl i

Then, the rest of the proof of [26, Theorem 11] follows.

Appendix D Convergence of VZ ttoV(t)asN - oo

An important step in the proof of Theorem 3.2 is the approximation of the voltage
V/\[/) by a continuous counterpart. In this section, we prove the convergence of a scaled

. . =D . . . .
version of the voltage VD je.V ~ (1), as introduced in Equation (5.9), to the contin-
uous function V (¢), as introduced in Equation (5.11), as the network size N grows to
infinity (cf. Proposition 5.1) and present its numerical validation.

D.1 Proof of Proposition 5.1

The proof consists of several steps that we discuss globally in Sect. 5.3 already, and
for which we now present the details.

In Sect. D.1.1, we rewrite the scaled version of the voltage 711\), (1), in the same
form as the continuous function V (¢). We show that the continuous extension V]f,) (1)
[as in Eq. (5.8)] of the discrete voltages VnD is such that VnD = VND (n) foralln =
0,1, ..., N.Then, we scale the continuous extension Vjé) (t) by N, such that Vﬁ (t) =
VP2(Nt) [as in Eq. (5.9)] and show that this scaled version Vf, (¢) can be written as
Ve =1+aflf3 = j—duds + Ry (1) [as in Eq. (5.10)].

D
Vinu
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Then, for convenience, we introduce the map H (cf. Definition 2) that allows us to
write,

Vﬁ(r) — V() =Ry + (HV,L\),)(I) — (HV)(®). (D.1)

The goal is to show that the supremum over the interval [0, 1] of the absolute difference
between V,L\), (t) and V (¢) goes to zero as the size of the network N goes to infinity.
Having (D.1) in mind, we consider the remainder term R y (¢) and the term (H 72) -
(HV)(1) of the right-hand side of (D.1) separately.

In Sect. D.1.2, we show that this remainder term Ry () vanishes as N — oo for
every ¢ in the interval [0, 1] and in Sect. D.1.3, we show that the map H is a contractive
mapping on the interval [0, 4], where i < 1. This means,

sup [(HVD)(t) — (HV)(0)| < k(h) sup [V (1) — V()|

O<t=h 0<t=<h

for x (h) < 1. Combining the results in Sects. D.1.2 and D.1.3, we then find that

sup |Vf,(t) — V@) —> 0as N — oo.
0<t<h

In Sect. D.1.4, we show by induction that the convergence of the supremum of the

absolute difference between Vﬁ (1) and V (¢) on the interval [0, 2] can be extended to
the interval [0, 1], as desired in Proposition 5.1.

D.1.1 Derivation of VZ (t) asin Eq. (5.10)

In this section, we first derive an expression for the voltages under the Distflow model
as a double summation, instead of the voltages given by Egs. (5.12) and (5.13). Then,
we show, in Lemma D.1, that the function VI\? (t) (as in Equation (5.9)) is a continuous
extension of the discrete voltages VnD , using the alternative expression for the voltages
from Lemma 2.1.

For convenience, we state the alternative expression for the voltages under the
Distflow model from Lemma 2.1; i.e.,forn =0, ..., N,

i

n—1
1
D _
Ve =14kv ) Y o (D.2)
i=0 j=0 "J
with the convention ) 210 -=0and ky = r)»ll\;. Again, observe that the alternative

expression in (D.2) is only defined for integer values. In the following lemma, we
define a continuous extension of the alternative expression for the voltages under the
Distflow model.
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Lemma D.1 (Continuous extension) The sequence VnD, n=20,1,..., N defined in
(D.2) can be represented by

e pls1 g
vP@) =1 +kN/ / duds, t € [0, NT; (D.3)
N o Jo V2w

i.e., for all integer values n = |t], V/\? (n) = VnD.

Proof Lett € [0, N]. Due to the definition of Vle (t) in (D.3), we have

le) pls1
Vi () + kN A A V}\? w uds =Vy(t]) D.4)

Thus, for all integer values n = | ], we have the equality

Diny=1+k SR du d
Vi) =1+ N/ / uds.
N o Jo VPw

We show V2 (n) = V,P foralln = 0, ..., N by strong induction. Note that, forn = 0,
we have

vPo)y=1=vP

by definition. Now, assume that,

b n [s] 1 D
Vi (n)=l+N/0 /0 VA?(u)du ds = VP, (D.5)

for 0 < n < m. Then, we need to show that Vle m+1) = Vn? +1- By definition and
linearity of the integral, we have

m+1 [s] 1
V,\’,)(m+1):1+ka / ——duds
0 0

m [s] 1 m+1 [s] 1
=l+kN/ / duds—i—kN/ / du ds.
o Jo VP2w m 0o VEw

By the induction hypothesis in (D.5), we have

b b m+1 rfs] 1
Vim+1)=V_"+ kN/ / —du ds. (D.6)
N " m Jo VP

For s € [m, m + 1], the inner integral in (D.6) simplifies to

m+1 1 1 1 2 1 m+1 1
—du:/ —du—i—/ du+~-~+/ —_du.
/0 Vi (u) 0 VW 1 VR m V2w
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Now, again by the induction hypothesis in (D.5) and (D.4), we have

/’"H 1 1 1 WA |
—du= — + — — (D.7)
0 V]\lf)(u) VoD V1D X:: P

Continuing from (D.6), and using the result in (D.7), leads to

m+1 m 1
VPm+1) = V,,?+kN/ > —5ds

D
mn j=0 V./

21
= Vi +hky Z 7
Here, we recognize Eq. (2.15) from Lemma 2.1. Hence,
Vidm+1) =vP2 .
This concludes the proof. O
So far, we have shown that the function Vze (1) is a continuous extension of the
discrete voltages VnD . Now, we scale the continuous extension VA? (1), by Vﬁ (1) =

VA[,) (Nt) (cf. Definition 1), into an integral equation that, as we show later, differs
from the integral equation in (5.11) by terms that vanish as N — oco. We have, for

t €[0,1]and ky = Nz,that

Vou+ L 1+a/LN[J+l/m L ua
t —) = _— udas

NETN 2 VP ()

INt|+1 p[s] 1
_1+—/ f ———du ds. (D.8)
u
Vi (%)

Substituting s = Nx and u = Ny in the integral in (D.8), we get

INt]+1 [Nx]
-~ [N

—D 2 N 1
V@ + )—1+—N —p5—dydx
0 0 Vink)
[Nﬂ [Nt]+1 [Nx]
N N 1
_1+a// dydx+a/ —p —dydx.
VN(y) t 0 Vink)

(D.9)
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Finally, we rewrite (D.9) as

b 1 tfrx Ba 4
VN(t+—):1+a/ / — dy—l—/ —5 —dy | dx+
N o \Jo Vi) Vo)

[NtJ+1 [Nx]
N

N 1
+ a/ —5 —dydx
0 VN(y)
_1+af dydx+ dy dx+
0 VN(y) VN(y)
[NtJ+l [Nx]
+ a/ —5 —dydx
0 V)
= l—l—a/ / dy dx + Ry(1), (D.10)
0 VN()’)
where
(Nx] Lth-H [Nﬂ

Ry (1) —/ / dy dx—i—a/ / dydx. (D.11)
V) VNo)

By adding le\), (t) and subtracting Vﬁ (t+ %) on both sides of (D.10), we get

t X
Vﬁ(r):lﬂz// _Dl dydx+72(t)—72(t+%)+RN(I). (D.12)
0 VO

Observe that the representation in (D.12) is equal to the one in (5.10), as desired, if
we define

_ —D —D 1
Ry () = Vi) = VNG + )+ Ry(0). (D.13)

For convenience, we introduce an operator H. This is useful for the proofs in
Sect. D.1.3.

Definition2 Let H : D>[0, 1] — Dx[0, 1] such that

t s
(Hf)(t)=1+a// U s, f eDy[0, 1.
o Jo S

This allows us to write the difference between V]?, (1) and V(1) as,
—D - =D
V@ — V@) =Rn@) + (HV (@) — (HV)(@).
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So far, we reached Eq. (D.1) and made all the necessary preparation work to consider

the remainder term Ry (¢) and the term (H 72) (t) — (HV)(t) of the right-hand side
of (D.1) in the next two sections, separately.

D.1.2 Convergence of supremum of remainder term to zero

In this section, we show that the remiinder term Ry (7) in (D.13) vanishes as N — oo,
i.e., we show convergence of t:[l(l)P” |Rn(t)| to zero as N — oo. Therefore, by (D.13),

—D —D .
we show the convergence of[:[%Pl] V@) —Vyi+ %)| — 0as N — oo in Lemma
D.2 and r:[l(l)Pl] |[Ry()] — 0 as N — oo in Lemma D.3. Then, as an immediate

consequence of Lemmas D.2 and D.3, we show t:[l(l)Pl] [Rn(1)] = 0as N — oo.

We begin with the convergence of ’:[l(l)Pl] |V§ (t) — V]?, (t+ %)| — 0as N — ooin
Lemma D.2. ,

LemmaD.2 Let V]?, (t) as defined in (5.10), then

sup
tel0,1]

—D —D 1
V() — VN(t—i—ﬁ) — 0as N — oo.

Proof By definition of (5.10), we have

[Nt—1]+1 [Nx]
N

—D —D 1 1
VN(t)—VN(t-i-ﬁ):a —5 —dydx —
0 0 Vo)
|Nt]+1 INx]
N N 1
— — —dy dx). (D.14)
0 0 V)
However, (D.14) simplifies to,
|[Nt]+1 INx1
—D —D 1 N N 1
VN(t)—VN(t+N)=a ~ s s dydx | . (D.15)
N 0 VN(y)

In what follows, we bound the absolute value of the right-hand side of (D.15) in terms

of N. Since VIL\), (t) € D>1[0, 1], we have, for all ¢ € [0, 1] that Vll\), (t) > 1. Applying
this bound yields,

(NtJ+1  [Nx]
—D —D 1 N N
|VN(t)—VN(t+ﬁ)|§a(/ f ldydx)

e Jo
(/ \.N?\j]+1 Nt] + 1 )
=a ——dx ).
oW
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Observe that YU+1 tH] %

= % Thus, for r € [0, 1], we get

—D —D 1 N+1
[Vy(@) =Vt + N” = a( N2 )

As a consequence, we get the desired result,

sup |VN(t) — VN(t + —)| — 0as N — oo.
1€[0,1]

m}

Now, it remains to be shown that ) GS[%PH |[Ry(t)] — 0 as N — oo. This is done in
Lemma D.3.

Lemma D.3 Letr Ry (t) be defined as in (D.11), then

sup |Ry(t)] > 0as N — oo.
tel0,1]

Proof Since V(1) € D=1[0, 11, we have, for all 1 € [0, 1] that V(1) > 1, we get
from (D.11), that

(Nﬂ uvu+1 [Nﬂ

[Rn(2)] <a/ / 1dy dx—i—a/ / 1dy dx

(Nﬂ tj+1

_a/ / 1dy dx+a/ “;’vﬂ dx. (D.16)

Observe that, for the first integral in (D.16), that % —x < % —Xx = %, and for
the second integral, that LN'J+1 —t < Nﬁjl —t = % Thus, for ¢ € [0, 1],

‘o [NtJ+1

Ry(@®)| < —d d

IN()I_a/ONera/Z N
2a

a+a
N N N’

Hence,

sup |Ry(t)] > O0as N — oo.
1e[0,1]

m}

The convergence of the supremum of the remainder term |§ n (2)| follows immediately
from Lemmas D.2 and D.3 and is summarized in the following corollary.
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Corollary D.1 Let Ry (t) be defined as in (D.13), then

sup |[Ry(t)| — 0as N — oo.
1€[0.1]

D.1.3 Contractive property of map H

In this section, we show that H : D>([0, 2] — Dx[0, h] is a contractive mapping
for a suitably chosen 4 < 1. This allows us to show that oup, |V§ (t)=V(@) = Oas

N — oo.
In Lemma D.4, we show that H is a contraction on D> [0, /] for a suitably chosen
h < 1.

LemmaD.4 Let H as in Definition 2. There exists 0 < h < 1, such that H is a
contractive mapping on D>1[0, h], i.e.,

sup [(HV,)(6) = (HV)()| < k() sup [Vy(t) = V(0)]

O<r=<h 0<t<h

with k(h) < 1.

Proof For 0 <t < h, we have

HV —(HV)(1) = S N
(HV (1) = (HV)(1) = a// o) vy

// V() — VN(y) y dx
‘/N(y)V(y)

Since V,L\),(t) € D110, 1], we have, for all ¢ € [0, 1] that 711\), (t) > 1. Therefore, we
get,

t X
(HVD)Y @) = (HV) )] < “/o /0 V() = V20 Idy dx.

Furthermore, by definition of the supremum, we get

t X
|<HVf><r)—<HV)(r>|5a/O/ sup |V(y) — Vo)ldy dx

0 0<y<h

D t X
—a sw (Vo) = Vyl [ [ 1dyax.

0<y<h 0 JO

Thus, for0 <t < h,
—D ah2 —D
HTDO ~ HO = T sup V)= VRO
0<y<h
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Hence,

sup [(HVL)(t) — (HV)(0)| < k(h) sup [V (1) — Vy(0)|

0<t<h 0<t<h

where k(h) = %2 It a > 2, take h < \/g Then «(h) = %= < 1. Otherwise, if

afZ,thenx(h):%§h2<1,sinceh<1. O

From the proof of Lemma D.4, it follows that the contraction property of the map H
on the interval [0, 7] depends on the size of a. We choose

g .
po Ve ifa=2, (D.17)
1 ifa<2.

Recall from (5.14) thata = MﬁNz > 0. Thus, for every a > 0, we choose a suitable
h, according to (D.17), such that H is a contraction on the interval [0, /].

D.1.4 Convergence of supremum on different intervals of VZ(t) to V(t)

In Sects. D.1.2 and D.1.3, we have shown that the remainder term Ry (¢) vanishes
as N — oo for every ¢ in the interval [0, 1] and that the map H is a contractive
mapping on the interval [0, /], respectively. Using both results yields the convergence

of oil:g; |V§ (#)—V (@) - 0as N — ooin Lemma D.5. Then, we show, by induction,

—D
that th(ltPH)} [Vy(@) — V(@) — 0as N — oo forevery m = 0, ..., M such that

Mh = 1 in Lemma D.6. This allows us to show that Oi‘fgl |V£(t) —V(@®)| — 0as

N — 00, as desired in Proposition 5.1.
Using the contraction property as shown in Lemma D.4, we show the convergence

of Vﬁ (t) to V(¢) in the supremum norm.

LemmaD.5 Let h as in (D.17) and V?, (t) as defined in (5.10) and V (¢t) as in (5.11).
Then, we have,

sup V() — V()| = 0, as N — 0.
0<t<h

Proof By Eq. (D.1) and the triangle inequality, we have

sup [Vn() — V() = sup [Rn(t) + (HV (&) — (HV)(0)]|

0<t<h 0<t<h

< sup [Ry(@)|+ sup [(HVN)(@®) — (HV)(@)]. (D.18)

0<t<h 0<t=<h
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Using Lemma D.4 in the right-hand side of (D.18), we get

sup [Va() — V()| < sup [Ry(0)|+x(h) sup [Va(t)— V().

O<r=<h 0<t<h 0<t<h

Rearranging terms yields,

b 1 —
su V)= V() < — su Ry ()].
O§t§ph| N (@) ()|_1—K(l’l) O§t§ph| N (D)

Remark that supy, -, [Ry ()| < supy,<; |Rn(1)|. Hence, by Corollary D.1,

sup |V2(t) — V@) - 0as N — oo.
0<t<h

O

Now, we are in position to prove that on every small interval [mh, (m + 1)h] (where
m = 0,..., M such that Mh = 1) the supremum over ¢t € [mh, (m + 1)h] of the

absolute difference between Vﬁ (t) and V (t) goes to zero as N — o00.

LemmaD.6 Let h as in (D.17). For every0 <m < M, lett € [mh, (m 4+ 1)h]. Then,

sup V() — V(D) — 0, as N — oo. (D.19)
mh<t<(m+1)h

Proof We prove the statement in (D.19) by strong induction. By Lemma D.5, the
statement holds form = 0, i.e.,

sup [V(t) — V()| — Oas N — oo.
0<t<h

Suppose that the statement holds for 0 < r < mh:

sup [V () — V(1) — 0as N — oo. (D.20)

0<t<mh

Then, we need to show that for mh < t < (m + 1)h, the statement in (D.19) holds.
Before we move on with expressions of the form sup,,,, </ < u1yn |V,l\), ) —=V@)|, we

first try to bound the expression |V§ (t) — V()| itself. By Egs. (5.11) and (5.8), we

@ Springer



Queueing Systems

have

—D t/x 1 1 _
\% — V@) = — ——dydx+ R
PO -Vt)=a /O A T RRTRARTIAY

/mh/x 1 1 dy drt
=a =D T 1 .aayax
o Jo Vi VO
1 X 1 1 o
—i—a/ / ——— — ——dy dx + Rx(1),
mhJo Vo) V)

and since 72 (t) € D>110, 1], we have, for all ¢ € [0, 1] that Vﬁ (t) > 1. Therefore,
we get,

mh x
|V§<r)—vm|=5afo /0|V(y>—V1’3<y>|dydx+
t X
+a/h/0 V) = T2y dx + [Ru@). (D21

In what follows, we find for each term in (D.21) an upper bound in either terms of
SUP)<r <mh |Vﬁ — V(0| or sup,,p<i<gm+1yn |Vﬁ(r) — V()| or terms that vanish as
N — oo. Then, by rearranging terms and using the induction step in (D.20), we find
that the statement in (D.19) holds.

Consider the first term on the right-hand side of (D.21). By definition of the supre-
mum, we get

mh x mh x
—D —D
“/o fo V() — T20)Idy dx < “fo fo sup V() — VO)ldy dx

0<y=<mh
a(mh)? —D
= sup |[V(y) = VDI
0<y=<mh

Now, consider the second term on the right-hand side of (D.21). This integral can be
bounded as follows:

t X —b t mh —b
afh/o IV(y) = Vy()ldy dx =a/ /0 V() = VyO)ldy dx

mh

t X D
+a/ f V() - Va)ldy dx

mh Jmh
—D
<ah(mh) sup [V(y)—VyO)I

0<y<mh

ah? —D
+— sup V() =Vl
mh<y<(m+1)h
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Finally, the third term on the right-hand side of (D.21) is the remainder term | Ry (¢)|.
Continuing from (D.21) and taking the supremum over the intervalm <t < (m+ 1)h

of |VZ (t) — V(¢)] on the left-hand side yield,

—b a(mh)? —D
sup V@) = V@) = sup [V(y) = V()
mh<t<(m+1)h 0<y<mh
—D
+amh® sup |V(y) = VOl
0<y<mh
ah? —D —
+— sup V) = VDI + RN ()]
mh<y<(m+1)h

Simplifying and rearranging terms yields,

sup (V) — V(o)

mh<t<(m+1)h
1 o (M —D —
= — 1 (amh? (5 +1) swp Vo) = Vi) + Ry ).
l—jah 2 0<y<mh

Remark that sup,,j, <; <(m+1)n IRy (1) < SUPg<; <1 |Ry(#)|. Hence, by Corollary D.1
and from the induction hypothesis that 0<Stip i |V]?, () = V(@) - 0as N — oo, it
follows that o

sup V() — V()| — 0as N — oo.
mh<t<(m+1)h

Now, we have all the ingredients to prove Theorem 5.1.

Proof of Proposition 5.1 Let ¢ € [0, 1] and VIL\), (1) as defined in (5.10) and V (¢) as in
(5.11). Furthermore, let 7 asin (D.17) and consider the partition {[0, &], [k, 2h], ..., [(M—
1)h, Mh]} of the interval [0, 1]. Then,

sup [VN() — V()| < sup [Vn() — V()|

0<r<l1 0<t<h
=D —D
+ sup |[Vy@O —-V@OI+---+ sup V@) = V@)l
h<t<2h (M—Dh<t<Mh

By Lemma D.6, we have for the supremum over each interval [mh, (m + 1)h], for

m=20,..., M — 1, of the absolute difference of V]?, (t) and V (¢) that it converges to
zero as N — oo. Hence,

sup [V () — V(1) — 0as N — oo.
0<r<l
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Fig. 3 Recursion values Vle (blue solid circles) and approximation V(1) (red solid line), for a = 0.05
(Color figure online)

Table 5 Absolute and relative error of different values of N for a = 0.05

a=005
VH-V7I

N v V(1) V) —v2 74 N
10 1.02737778 1.02489702 0.00248075 0.00241464
107 1.02514499 1.02489702 0.00024188 0.00297667
10° 1.02492182 1.02489702 0.00002419 0.00029824
10% 1.02489950 1.02489702 0.00000241 0.00002983
103 1.02489728 102489702 0.00000024 0.00000298

D.2 Numerical validation of convergence in Proposition 5.1

We validate the convergence established in Theorem 5.1. We run the recursion V,”, n =
0, ..., N until node N and evaluate the approximation V (¢) in the point t = 1 for
different values of the parameter a. The results obtained via the approximation are
compared with the recursion values, i.e., we compare V (1) [computed via (5.17) where
the function fj is defined in Lemma E.1] with Vze for different values of a. For each
value of a, we compute V(1) and VAL,) for several values of N, ranging from 10 to 10%.
One example of V(1) and V2, where a = 0.05 is shown in Fig. 3 and Table 5. In the
case that N is small, e.g., N = 10, the absolute and relative errors are only ~ 0.2%.

One can see from Fig. 3 that, as N gets bigger, Vje decreases to V (1). Thus, the
approximation V (1) offers a close approximation of the voltage VAL,) under the Distflow
model, especially for large N. The errors are bigger for small N.

@ Springer



Queueing Systems

Appendix E Integral equation
The solution to the integral equation in (5.15) and (5.16) is given in this appendix.
LemmakE.1 Fort >0,k >0,y > 0, w > 0, the nonlinear differential equation

OE k.
- f

with initial conditions f(0) = y and f'(0) = w has the exact solution f(t) =
y folae + Bt). Here, fy is given by

fo(x) = exp(U%(x)), forx >0,

where U (x), for x > 0, is given by

" ek du = E.I
[) exp(u”) u_ﬁ, (E.1)

and

u

o = \/5/@ exp(uz) du,
0

_VE (w?
“7“‘)(%)’

—w?
= X —_— .
Y = Yexp %k

Proof of Lemma E.1 From the differential equation

'@ =1/f@), =0 (E.2)
we get
frayf’wy = f'@)/fw, 0<u<t. (E.3)
Integrating Eq. (E.3) over u from 0 to 7 using f(0) = 1, f/(0) = 0, we get

Dkf(u)

'
/0 f @) f" wydu = %(f/(t))2 = 10 = In(f(@)).
Hence, fort > 0,
&l = 1. (E.4)
(21In(f(2)))?
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Integrating f”(u)/(2 ln(f(t)))%) = 1 from u = 0 to u = ¢, while substituting s =
f) e[1, f(1)], we get

£ 1
/ —ds =1. (E.5)
I @2In(s))2

Substituting v = (ln(s))%, s = exp(vz), ds =2v exp(vz)dv in the integral (E.S), we
get

(ln(f(t))% 2v eXp(Uz)
/ ———~dv =t,
) V2v

1
(n(f ()2
/ exp(vz)dv = t/\/i.
0

Hence, when we define U (¢) by

/O o exp(v?)dv = 1//2, (E.6)
we have
(n(f(1))? = U1, ie., f(t) = exp(U(1)). (E.7)
Observe that from (E.4) and (E.7) we get,
&) =v2U@).t = 0. (E.8)

We denote in the sequel the solution of f”(t) = 1/f(t),t > 0, with f(0) =

1, f/(0) = 0 by fo(z). Next, for given w > 0 and y, k > 0 we consider the fol-
lowing initial value problem:

@) = %fcrtzo; fO0)=y and f'(0) =w. (E.9)

We find unique, explicit and positive values y, « and B such that
f@) =y fola + Bt) fort > 0. (E.10)
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The function f(¢) in (E.10) fulfills the conditions in (E.9),

F1(0) = B2 f (e + B0 fole + pr) B2 22 — ¢,

fO) =y fola) =y,
1'(0) = By fole) = w,

i.e., if and only if

vB = Vk,
y fola) =y,
fo(a) = \/l];

From f(x) = lei’ we get U(a) = \/in by (E.8), and w, from (E.6), we find

w

V2k 2 o
exp(u)du = —.
/o V2

Hence, subsequently we get

o= \/5/\/27{ exp(uz)du,
0

_ .y oy
fole) ~ expU(@?) ~ exp (57)’

2k
B = vk =£exp(w2).

14

O

Notice that we do not find an elementary closed-form solution of the function f,
since f is given in terms of U (x). The function U (x), for x > 0, is given by Eq. (E.1).
The left-hand side of (E.1) is equal to %ﬁ erfi(U (x)), where erfi(z) is the imaginary
error function.

Appendix F Notation

N: number of charging stations.

A: arrival rate of EVs at each charging station.

A = (X, ..., A): the arrival rate at each charging station.

M. critical arrival rate for EVs.

AD: critical arrival rate under the Distflow model.

AL: critical arrival rate under the Linearized Distflow model.
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X(t) = (X1(t), ..., Xn(t)): the number of EVs at each charging station at time
t.

pP=(p1(?),..., pn(t)): the power allocated to each charging station at time ¢.
g(+), h(-): auxiliary functions to define utility-maximizing mechanism.

C: N-dimensional vector space that contains the distribution network constraints.
G = (Z, &): directed graph.

Z: set of nodes.

E: set of edges.

€;j: edge.

z: impedance on edge.

r: resistance on edge.

x: reactance on edge.

‘7]-: real voltage at node j € 7.

\7].]“ : real voltage at node j € 7 under the Linearized Distflow model.

VP real voltage at node j € Z under the Distflow model.
W;;: transformed voltage; product of real voltage atnode i, j € I (afterrelabeling).

° WiL.: transformed voltage; product of real voltage at node i, j € Z under the

Linearized Distflow model (after relabeling).

WiD : transformed voltage; product of real voltage at node i, j € Z under the
Distflow model (after relabeling).

S;i: complex power consumption at node i € 7.

pi: active power consumption at node i € 7.

gi: reactive power consumption at node i € 7.

I;j: complex current on edge €;; € £.

S;j: complex power flowing over edge €;; € £.

13[ ;: active power flowing over edge ¢;; € £.
Q;;: reactive power flowing over edge €;; € £.
A: bound on the maximal voltage drop.

ky: product of r and arrival rate .
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